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Advanced Numerical Methods — Homework 11.

Exercise 1:
Consider the heat equation given by

u(z,t) = Ug(z,t) , (x,t) € (0,m) x (0,00)
u(z,0) () , x € [0,7]
uw(0,t) = wu(m,t)=0 ,tel0,T].

1. Apply the “method of lines” to discretize in space.

2. Discretize the given heat equation using the explicit finite difference scheme presented
in the lecture.



